Bonds:

Month Update: September 2024

Month: Sep-24 Trading days:

21 Period ending: Monday, 30 September 2024

Snapshot by Category
Trades Trades per day Value
Australian Bond Segment Number listed Market Cap ($m) Total (#) (#) Volume (#) $m
Corporate Bonds - Fixed Rate 1 28 12 1 1,680 $0.16
Corporate Bonds - Floating Rate 5 755 360 17 80,486 $8.18
Australian Government Bonds 36 827 1,499 71 404,755 $39.88
Total 42 1,609 1,871 89 486,921 $48.22
Recent Listings
Maturity / Conv  Interest Rate / Distribution
Entity ASX Code Size ($m) Type Listing Date Issue Price / Reset Dividend Frequency Last Price
Commonwealth of Australii GSBW35 $12,700 Government Bonds - Fixed Rate ~ 02-Aug-2024 $100.00 21-Dec-2035 4.25% S/A $104.34
Australian Unity Limited AYUHE $256 Corporate Bonds - Floating Rate ~ 01-Dec-2023 $100.00 15-Dec-2028 6.92% Qtrly $102.41
Commonwealth of Australii GSBK54 $8,300 Government Bonds - Fixed Rate ~ 26-Oct-2023 $100.00 21-Jun-2054 4.75% S/A $105.02
Sandon Capital Investment:  SNCHA $29 Corporate Bonds - Fixed Rate 11-Aug-2023 $100.00 10-Jul-2026 4.80% S/A $96.50
Commonwealth of Australi: GSBW34 $20,800 Government Bonds - Fixed Rate ~ 28-Apr-2023 $100.00 21-Dec-2034 3.50% S/A $97.95
CVC Limited CVCHA $46 Corporate Bonds - Floating Rate ~ 26-Apr-2023 $100.00 31-Mar-2026 9.18% Qtrly $101.00
Commonwealth of Australii  GSBI34 $23,500 Government Bonds - Fixed Rate ~ 17-Nov-2022 $100.00 21-May-2034 3.75% S/A $100.75
Commonwealth of Australi: GSBU33 $25,400 Government Bonds - Fixed Rate ~ 19-Apr-2022 $100.00 21-Nov-2033 3.00% S/A $94.65
Commonwealth of Australii  GSIU32 $5,300 Government Bonds - Inflation Lii  01-Sep-2021 $100.00 21-Nov-2032 0.25% Qtrly $105.87
*BBSW = Bank Bill Swap Rate
¥ As of the date of this report this security has not traded, the Last Price reflects the Issue Price
Most Activelv Traded Securities bv Value
ASX Code Security Type Value ($) Value (%) Volume Volume (%)
GSBK54 Government Bonds - Fixed Rate $8,275,739 17.16% 77,935 16.01%
GSBG33 Government Bonds - Fixed Rate $6,742,834 13.98% 63,148 12.97%
GSBE47 Government Bonds - Fixed Rate $4,155,122 8.62% 51,656 10.61%
GSBG25 Government Bonds - Fixed Rate $2,869,354 5.95% 28,452 5.84%
AYUHE Corporate Bonds - Floating Rate $2,670,758 5.54% 26,303 5.40%
$24,713,808.12 51.25% 247,494 50.83%
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Bonds:

Month Update: September 2024

Market Capitalisation Trends

Government Bonds Last month § izggzg
% change Aug-24 § $700.00
Market Cap ($m) $653.17 $826.84 26.6% $810.15 § iiggzﬁ
Number listed (actual) 35 36 2.9% 36 0.0% £ <0000
Monthly Volume 394,048 404,755 2.7% 438,670 -7.7% iiﬁﬁ 32
Monthly Transactions 1,277 1,499 17.4% 1799 -16.7% $100.00
Monthly value ($m) $38.31 $39.88 4.1% $43.73 -8.8% 3 g g 3 g 2 3
8 4 4 4 & & 2
Corporate Bonds - Fixed Last 12 months Last month s5000
Sep-23 Sep-24 % change Aug-24 % change £ $7500
Market Cap ($m) $26.88 $28.04 4.3% $27.63 1.5% £ $6000
Number listed (actual) 1 1 0.0% 1 0.0% 2 sas0.0
Monthly Volume 1,903 1,680 -11.7% 1,423 18.1% ;5 $300.0
Monthly Transactions 10 12 20.0% 13 7.7% : 512:‘2
Monthly Month value (Sm) $0.18 $0.16 -8.2% $0.14 18.1% ] < S 5 N B4 3
g g g g Z g g
Corporate Bonds - Floating Last 12 months Last month
Sep-23 Sep-24 % change % change $2.00
Market Cap (Sm) $556.49 $754.51 35.6% $747.34 1.0% 2
Number listed (actual) 4 5 25.0% 5 0.0% & s100
Monthly Volume 43,604 80,486 84.6% 97,123 -17.1% ‘;‘
Monthly Transactions 310 360 16.1% 503 -28.4% 50.00
Monthly value ($m) $4.40 $8.18 86.0% $9.78 -16.4% O S S
3 & 3 & 4 3 4
Total Bond Market Last month $300
Total % change £ o l
Market Cap (Sm) $1,236.55 $1,609.40 30.2% $1,585.13 1.5% E
Number listed (actual) 40 42 5.0% 42 0.0% § 100
Monthly Volume 439,555 486,921 10.8% 537,216 -9.4% £
Monthly Transactions 1,597 1,871 17.2% 2,315 -19.2% 5000
Monthly value ($m) $42.88 $48.22 12.5% $53.64 -10.1% ‘g fg’ ii g g 2
& 3 & 8 & 8
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Spotlight on Bonds

Month update: September 2024

Australian Bonds Summary - September 2024

ASX profic e iy

ASX Issuer Description ASX Listed Maturity /Conv  Coupon®  Payment Payment Issuer  Announced  Announced Mkt Cap ($m)#  Traded Value ($) Traded Volume  Number Monthly Last YearHigh YearLow Yield (%)' 1 Month 1Year  3Year  5Year 10 Year
Code Date / Reset Frequency Rank Type ExDate Payment Date of Trades  Liquidity %° Price Price Price Price Price
Government Bonds - Fixed Rate
GSBU24 Commonwealth of Australia Treasury Bond 0.25% 21-11-24 Semi 21-Apr-20 21-Nov-24 0.25% S/A Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $26.21 $332,141.47 3,345 43 1.27% $99.67 $99.67 $95.77 4.41% 0.59% 4.15% -0.49% n/a n/a
GSBG25 Commonwealth of Australia Treasury Bond 3.25% 21-04-25 Semi 30-May-13 21-Apr-25 3.25% S/A Sr Unsecured Sovereigns 10-Oct-24 21-Oct-24 $83.44 $2,869,354.18 28,452 83 3.44% $100.85 $104.49 $98.30 4.20% 0.33% 0.85% -9.42% -12.55% 2.74%
GSBU25 Commonwealth of Australia Treasury Bond 0.25% 21-11-25 Semi 27-Jul-20 21-Nov-25 0.25% S/A Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $12.60 $1,457,520.00 15,170 11 11.56% $96.22 $96.23 $92.14 3.81% 0.28% 4.33% -2.70% n/a n/a
GSBG26 Commonwealth of Australia Treasury Bond 4.25% 21-04-26 Semi 18-Mar-14 21-Apr-26 4.25% S/A Sr Unsecured Sovereigns 10-Oct-24 21-Oct-24 $41.47 $2,422,956.07 23,595 79 5.84% $102.76 $103.23 $99.67 3.64% 0.23% 0.27% -13.16% -16.46% -6.04%
GSBQ26 Commonwealth of Australia Treasury Bond 0.50% 21-09-26 Semi 30-Sep-20 21-Sep-26 0.50% S/A Unsecured Sovereigns 12-Mar-25 21-Mar-25 $6.70 $10,861.51 115 2 0.16% $94.45 $94.45 $89.88 3.59% 0.10% 4.27% -4.62% n/a n/a
GSBG27 Commonwealth of Australia Treasury Bond 4.75% 21-04-27 Semi 21-May-13 21-Apr-27 4.75% S/A Sr Unsecured Sovereigns 10-Oct-24 21-Oct-24 $46.42 $1,178,279.96 11,203 109 2.54% $105.20 $107.10 $101.25 3.54% 0.30% 0.67% -14.80% -19.23% -5.38%
GSBU27 Commonwealth of Australia Treasury Bond 2.75% 21-11-27 Semi 09-Apr-00 21-Nov-27 2.75% S/A Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $16.82 $943,015.50 9,545 31 5.60% $98.97 $99.13 $94.23 3.53% 0.41% 3.05% -11.39% -13.70% n/a
GSBI28 Commonwealth of Australia Treasury Bond 2.25% 21-05-28 Semi 19-May-16 21-May-28 2.25% S/A Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $6.03 $28,521.45 295 7 0.47% $96.76 $97.07 $92.01 3.53% 0.45% 3.91% -10.84% -13.32% n/a
GSBU28 Commonwealth of Australia Treasury Bond 2.75% 21-11-28 Semi 02-Mar-17 21-Nov-28 2.75% S/A Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $5.70 $113,851.24 1,158 34 2.00% $98.44 $98.58 $92.95 3.54% 0.40% 4.08% -12.21% -16.16% n/a
GSBG29 Commonwealth of Australia Treasury Bond 3.25% 21-04-29 Semi 21-May-13 21-Apr-29 2.75% S/A Sr Unsecured Sovereigns 10-Oct-24 21-Oct-24 $32.90 $736,426.09 7,342 103 2.24% $100.54 $101.02 $93.40 3.58% 0.36% 3.35% -13.93% -18.26% 5.45%
GSBU29 Commonwealth of Australia Treasury Bond 2.75% 21-11-29 Semi 29-Jan-18 21-Nov-29 2.75% S/A Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $7.30 $212,074.19 2,182 78 2.91% $97.33 $97.74 $91.15 3.63% 0.45% 3.65% -15.05% -16.00% n/a
GSBI30 Commonwealth of Australia Treasury Bond 2.50% 21-05-30 Semi 14-Jun-18 21-May-30 2.50% S/A Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $0.78 $153,892.37 1,610 15 19.63% $95.62 $96.16 $89.40 3.68% 0.93% 3.61% -13.62% -16.15% n/a
GSBW30 Commonwealth of Australia Treasury Bond 1.00% 21-12-30 Semi 21-May-20 21-Dec-30 1.00% S/A Sr Unsecured Sovereigns 12-Dec-24 23-Dec-24 $7.65 $150,694.36 1,765 12 1.97% $85.00 $85.64 $77.28 3.74% 0.21% 6.17% -14.89% n/a n/a
GSBK31 Commonwealth of Australia Treasury Bond 1.50% 21-06-31 Semi 03-Jun-19 21-Jun-31 1.50% S/A Sr Unsecured Sovereigns 12-Dec-24 23-Dec-24 $4.73 $0.00 - - 0.00% $84.43 $86.90 $79.93 3.79% 0.00% -3.00% -17.39% -21.26% n/a
GSBU31 Commonwealth of Australia Treasury Bond 1.00% 21-11-31 Semi 02-Sep-20 21-Nov-31 1.00% S/A Unsecured Sovereigns 12-Nov-24 21-Nov-24 $7.90 $1,474,387.77 17,774 15 18.67% $83.13 $83.47 $74.58 3.83% 0.61% 6.99% -14.30% n/a n/a
GSBI32 Commonwealth of Australia Treasury Bond 1.25% 21-05-32 Semi 28-Jan-20 21-May-32 1.25% S/A Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $3.54 $1,155,204.43 13,803 14 32.67% $83.66 $84.47 $75.73 3.88% 0.53% 7.70% -16.41% n/a n/a
GSBU32 Commonwealth of Australia Treasury Bond 1.75% 21-11-32 Semi 21-Apr-21 21-Nov-32 1.75% S/A Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $2.14 $63,068.40 736 2 2.94% $85.71 $85.71 $78.31 3.92% 0.63% 6.25% n/a n/a n/a
GSBG33 Commonwealth of Australia Treasury Bond 4.50% 21-04-33 Semi 22-Nov-13 21-Apr-33 4.50% S/A Sr Unsecured Sovereigns 10-Oct-24 21-Oct-24 $129.60 $6,742,834.19 63,148 179 5.20% $106.23 $108.00 $97.00 3.93% -0.08% 3.35% -20.47% -27.18% -2.42%
GSBU33 Commonwealth of Australia Treasury Bond 3.00% 21-11-33 Semi 19-Apr-22 21-Nov-33 3.00% S/A Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $17.31 $155,853.36 1,653 26 0.90% $94.65 $95.61 $86.91 3.96% 0.42% 6.11% n/a n/a n/a
GSBI34 Commonwealth of Australia Treasury Bond 3.75% 21-05-34 Semi 17-Nov-22 21-May-34 3.75% S/A Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $14.61 $272,437.66 2,700 13 1.86% $100.75 $101.36 $92.23 3.97% 0.77% 5.41% n/a n/a n/a
GSBW34 Commonwealth of Australia Treasury Bond 3.50% 21-12-34 Semi 28-Apr-23 21-Dec-34 3.50% S/A Sr Unsecured Sovereigns 12-Dec-24 23-Dec-24 $1.85 $31,968.68 326 4 1.73% $97.95 $98.45 $90.80 4.00% 0.98% 5.49% n/a n/a n/a
GSBK35 Commonwealth of Australia Treasury Bond 2.75% 21-06-35 Semi 30-Mar-15 21-Jun-35 2.75% S/A Sr Unsecured Sovereigns 12-Dec-24 23-Dec-24 $14.05 $109,690.09 1,221 11 0.78% $90.65 $91.70 $81.78 4.03% 0.95% 7.47% -19.91% -26.82% n/a
GSBW35 Commonwealth of Australia Treasury Bond 4.25% 21-12-35 Semi 02-Aug-24 21-Dec-35 4.25% S/A Sr Unsecured Sovereigns 12-Dec-24 23-Dec-24 $0.21 $61,750.40 588 3 29.59% $104.34 $105.16 $101.91 4.04% 1.89% n/a n/a n/a n/a
GSBG37 Commonwealth of Australia Treasury Bond 3.75% 21-04-37 Semi 21-Oct-14 21-Apr-37 3.75% S/A Sr Unsecured Sovereigns 10-Oct-24 21-Oct-24 $49.75 $1,250,342.29 12,589 58 2.51% $98.95 $100.62 $86.92 4.10% 0.18% 5.67% -21.84% -29.89% n/a
GSBK39 Commonwealth of Australia Treasury Bond 3.25% 21-06-39 Semi 20-Oct-15 21-Jun-39 3.25% S/A Sr Unsecured Sovereigns 12-Dec-24 23-Dec-24 $20.29 $823,522.59 9,003 45 4.06% $91.21 $92.22 $80.40 4.23% 1.09% 6.74% -22.72% -29.61% n/a
GSBI41 Commonwealth of Australia Treasury Bond 2.75% 21-05-41 Semi 30-Jul-18 21-May-41 2.75% S/A Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $12.56 $325,458.78 3,908 35 2.59% $82.63 $84.19 $0.00 4.35% 0.76% 7.96% -24.52% -34.16% n/a
GSBE47 Commonwealth of Australia Treasury Bond 3.00% 21-03-47 Semi 19-Oct-16 21-Mar-47 3.00% S/A Sr Unsecured Sovereigns 12-Mar-25 21-Mar-25 $33.23 $4,155,122.20 51,656 95 12.50% $79.65 $82.63 $69.50 4.54% -1.17% 6.25% -29.88% -40.01% n/a
GSBK51 Commonwealth of Australia Treasury Bond 1.75% 21-06-51 Semi 05-Aug-20 21-Jun-51 1.75% S/A Unsecured Sovereigns 12-Dec-24 23-Dec-24 $30.80 $884,511.10 15,136 41 2.87% $58.10 $60.07 $49.40 4.58% -1.18% 7.58% -34.05% n/a n/a
GSBK54 Commonwealth of Australia Treasury Bond 4.75% 21-06-54 Semi 26-Oct-23 21-Jun-54 4.75% S/A Sr Unsecured Sovereigns 12-Dec-24 23-Dec-24 $45.16 $8,275,739.41 77,935 191 18.33% $105.02 $109.30 $91.79 4.58% -0.55% n/a n/a n/a n/a
;]
GSIQ25 Commonwealth of Australia. Treas Indexed Bond Cpi+3.00% 20-09-25 Qly 21-May-13 20-Sep-25 3.00% Qtrly Sr Unsecured Sovereigns 11-Dec-24 20-Dec-24 $42.84 $681,474.13 4,509 59 1.59% $150.50 $151.77 $147.20 1.44% -0.62% 1.78% -0.28% 0.72% 12.54%
GSIu27 Commonwealth of Australia. Treas Indexed Bond Cpi+0.75% 21-11-27 Qly 01-Sep-17 21-Nov-27 0.75% Qtrly Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $40.77 $1,208,204.64 9,836 21 2.96% $123.55 $123.55 $117.06 1.18% 0.65% 5.46% 4.42% 10.88% n/a
GSIQ30 Commonwealth of Australia. Treas Indexed Bond Cpi+2.50% 20-09-30 Qly 21-May-13 20-Sep-30 2.50% Qtrly Sr Unsecured Sovereigns 11-Dec-24 20-Dec-24 $28.61 $793,412.80 5,151 34 2.77% $153.95 $155.30 $144.58 1.40% -0.25% 5.15% -3.50% -2.94% 20.75%
GSIU32 Commonwealth of Australia. Treas Indexed Bond Cpi+0.25% 21-11-32 Qly 01-Sep-21 21-Nov-32 0.25% Qtrly Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $6.88 $32,166.75 305 3 0.47% $105.87 $105.87 $95.67 1.58% 0.34% 8.72% -4.54% n/a n/a
GSIO35 Commonwealth of Australia. Treas Indexed Bond Cpi+2.00% 21-08-35 Qly 01-Oct-13 21-Aug-35 2.00% Qtrly Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $9.34 $36,238.74 261 5 0.39% $140.77 $140.77 $127.45 1.68% 1.95% 7.18% -7.10% -6.39% 27.50%
GSI040 Commonwealth of Australia. Treas Indexed Bond Cpi+1.25% 21-08-40 Qly 18-Aug-15 21-Aug-40 1.25% Qtrly Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $8.16 $449,039.13 3,764 18 5.50% $118.54 $121.87 $104.22 1.87% -0.38% 7.09% -16.93% -10.88% n/a
GSIC50 Commonwealth of Australia. Treas Indexed Bond Cpi+1.00% 21-02-50 Qly 26-Sep-18 21-Feb-50 1.00% Qtrly Sr Unsecured Sovereigns 12-Nov-24 21-Nov-24 $8.50 $291,910.14 2,976 20 3.43% $99.68 $105.54 $84.35 2.02% 1.09% 11.07% -20.39% -17.35% n/a
Corporate Bonds - Fixed Rate . N |
SNCHA Sandon Capital Investments Limited Bond 4.80% 10-07-26 Semi 11-Aug-23 10-Jul-26 4.80% S/A Subordinated Financial Services 13-Jun-24 28-Jun-24 $28.04 $161,184.22 1,680 12 0.57% $96.50 $97.60 $91.00 6.20% 1.47% 4.32% -5.80% -4.92% n/a
Corporate Bonds - Floating Rate I
AYUHC Australian Unity Limited Simple Bond 3-Bbsw+2.00% 15-12-24 18-Oct-19 15-Dec-24 6.42% Qtrly Sr Unsecured Managed Care 03-Oct-24 14-Oct-24 $32.44 $679,661.22 6,778 33 2.10% $101.00 $102.00 $99.00 10.75% 1.00% -0.49% 0.00% n/a n/a
AYUHD Australian Unity Limited Simple Bond 3-Bbsw+2.15% 15-12-26 18-Oct-19 15-Dec-26 6.57% Qtrly Sr Unsecured Managed Care 03-Oct-24 14-Oct-24 $209.07 $2,368,950.57 23,356 67 1.13% $101.00 $102.00 $98.60 5.54% 0.00% 0.30% 1.00% n/a n/a
AYUHE Australian Unity Limited Simple Bond 3-Bbsw+2.50% 15-12-28 01-Dec-23 15-Dec-28 6.92% Qtrly Sr Unsecured Managed Care 03-Oct-24 14-Oct-24 $261.97 $2,670,758.14 26,303 120 1.02% $102.41 $102.50 $99.00 5.73% 2.04% n/a n/a n/a n/a
C2FHA Centuria Funds Management Limite Bond 3-Bbsw+4.25% 20-04-26 Qly Sec Red 21-Apr-21 20-Apr-26 8.72% Qtrly Secured Financial Services 10-Oct-24 21-Oct-24 $204.44 $1,670,162.21 16,326 106 0.82% $102.89 $103.90 $98.77 4.86% 1.02% 2.22% -2.01% n/a n/a
CVCHA CVC Limited Bond 3-Bbsw+4.75% 31-03-2026 Cum Red 26-Apr-23 31-Mar-26 9.18% Qtrly Sr Unsecured Financial Services 20-Dec-24 31-Dec-24 $46.60 $787,428.72 7,723 34 1.69% $101.00 $103.50 $99.00 n/a -0.98% 0.50% n/a n/a n/a

* The yield data for the AGBs and Corporate bonds have been sourced from Bloomberg. Contact Us

? The coupon data has been 5using the Coup et 2024 Phone: 131279 or +61.2 9338 0000 (from }il'

3 iquidity is equal to the month divided by overseas, J

Al values are as at Sen-24. re perfc Email: bonds@asx.com.au ASX
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